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ABSTRAK 
 
 
Andika Praditya Putra, 2013; Analisis Determinan Kurs Rupiah Terhadap Dollar 
US. Dosen Pembimbing ; Dr. Saparuddin, S.E., M.Si. dan Sri Indah Nikensari, 
S.E., M.Si. Universitas Negeri Jakarta. 2013. 
 
 
 
Tujuan penelitian ini adalah mendeskripsikan selisih suku bunga SBI dan T Bills, 
selisih pertumbuhan PDB riil Indonesia dan US, selisih pertumbuhan JUB 
Indonesia dan US, nilai tukar Rupiah terhadap Dollar US dan menguji pengaruh 
selisih suku bunga SBI dan T Bills, selisih pertumbuhan PDB riil Indonesia dan 
US , dan selisih pertumbuhan JUB Indonesia dan US  terhadap nilai tukar Rupiah 
atas Dollar US pada tahun 2005-2012 secara parsial maupun simultan. Metode 
penelitian menggunakan metode ekspos fakto. Pengumpulan data menggunakan 
teknik pencatatan dokumen pada sumber terkait yaitu Bank Indonesia, Badan 
Pusat Statistik, The Federal Reserves, Bureau of Economic Analysis. Teknik 
analisis data yang digunakan dalam penelitian ini adalah analisis regresi berganda. 
Hasil regresi penelitian menunjukkan: (a) selisih suku bunga SBI dan T Bills 
berpengaruh  negatif dan signifikan terhadap nilai tukar Rupiah terhadap Dollar 
US, (b) selisih pertumbuhan PDB riil Indonesia dan US  berpengaruh positif dan 
tidak signifikan terhadap nilai tukar Rupiah terhadap Dollar US, (c) selisih 
pertumbuhan JUB Indonesia dan US berpengaruh positif dan signifikan terhadap 
nilai tukar Rupiah terhadap Dollar US, (d) Secara simultan selisih suku bunga SBI 
dan T Bills, selisih pertumbuhan PDB riil Indonesia dan US, dan selisih 
pertumbuhan JUB Indonesia dan US berpengaruh signifikan terhadap nilai tukar 
Rupiah terhadap Dollar US.  
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ABSTRACT 
 
 
Andika Praditya Putra, 2013; Determinant Analysis of Rupiah’s Exchange Rate 
Against US Dollar . The lecturer advisors ; Dr. Saparuddin, S.E., M.Si. and Sri 
Indah Nikensari, S.E., M.Si. State University of Jakarta 2013 
  
 
 
The purposes of this study is to describe the difference between SBI rate and T 
Bills rate, difference between real GDP growth Indonesia and US, difference 
between the money supply Indonesia and US, Rupiah’s Exchange Rate Against US 
Dollar and examine the influence  the difference between SBI rate and T Bills 
rate, difference between real GDP growth Indonesia and US, and difference 
between the money supply Indonesia and US on Rupiah’s Exchange Rate Against 
US Dollar in 2005-2012. This study research method use expose facto. Data 
collection using a recording technique in the related sources which is Bank 
Indonesia, Badan Pusat Statistik, The Federal Reserve, Bureau of Economic 
Analysis . This study use Ordinary Least Square. The result of the regression 
shows that: (a) the difference between SBI rate and T Bills rate has a negative 
correlation and significant with Rupiah’s Exchange Rate Against US Dollar, (b) 
The difference between real GDP growth Indonesia and US has a positive 
correlation and not significant with Rupiah’s Exchange Rate Against US Dollar, 
(c) The difference between the money supply Indonesia and US has a positive  
correlation and significant with Rupiah’s Exchange Rate Against US Dollar, (d) 
For the simultan test, the difference between SBI rate and T Bills rate, difference 
between real GDP growth Indonesia and US, and difference between the money 
supply Indonesia and US has a significant correlation  with Rupiah’s Exchange 
Rate Against US Dollar.  
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